stochastic 
processes 
and their 
applications 


ELSEVIER Stochastic Processes and their Applications 52 (1994) 361-362 


Author Index Volume 52 


Adler, A. and R. Wittmann, Stability of sums of independent 
random variables 

Arcones, M.A. and E. Gine, U-processes indexed by Vapnik-— 
Cervonenkis classes of functions with applications to asymp- 
totics and bootstrap of U-statistics with estimated para- 
meters 

Deuschel, J.-D. and K. Wang, Large deviations for the occupation 
time functional of a Poisson system of independent Brownian 
particles 

Diimbgen, L., Combinatorial stochastic processes 

Evstigneev, I.V. and K. Schiirger, A limit theorem for random 
matrices with a multiparameter and its application to 
a stochastic model of a large economy 

Ferrante, M. and D. Nualart, On the Markov property of 
a stochastic difference equation 

Franchi, J., Enroulements asymptotiques du mouvement 
brownien autour de lacets dans une variété riemannienne com- 
pacte de dimension 3 

Gall, P.L., The overall sojourn time in tandem queues with 
identical successive service times and renewal input 

Gerardi, A., see N.E. Karoui 

Gine, U., see M.A. Arcones 

Greenwood, P.E. and W. Wefelmeyer, Nonparametric estimators 
for Markov step processes 

Hochberg, K.J. and E. Orsingher, The arc-sine law and its analogs 
for processes governed by signed and complex measures 

Jerschow, M., Infinite-dimensional Wiener processes with drift 

Karoui, N.E., A. Gerardi and L. Mazliak, Stochastic control 
methods in optimal design of life testing 

Kedem, B., see T.-H. Li 

Landim, C. and M.E. Vares, Equilibrium fluctuations for exclu- 
sion processes with speed change 

Léskow, J., Asymptotic normality of the spectral density es- 
timators for almost periodically correlated stochastic 
processes 


0304-4149/94/$07.00 © 1994 Elsevier Science B.V. All rights reserved 


52 (1994) 179 


52 (1994) 17 


52 (1994) 183 
52 (1994) 75 
52 (1994) 65 


52 (1994) 239 


52 (1994) 251 
52 (1994) 165 
52 (1994) 309 
52 (1994) 17 
52 (1994) 1 


52 (1994) 273 
52 (1994) 229 


52 (1994) 309 
52 (1994) 329 


52 (1994) 107 


52 (1994) 351 


Z 
| 
| 


362 Author Index Volume 52 (1994) 361-362 


Li, T.-H., B. Kedem and S. Yakowitz, Asymptotic normality of 
sample autocovariances with an application in frequency es- 
timation 

Lii, K.-S. and E. Masry, Spectral estimation of continuous-time 
stationary processes from random sampling 

Masry, E., see K.-S. Lii 

Mazliak, L., see N.E. Karoui 

Nualart, D., see M. Ferrante 

Orsingher, E., see K.J. Hochberg 

Sagitov, S., Measure-branching renewal processes 

Schirger, K., see I1.V. Evstigneev 

Serfozo, R.F., W. Szczotka and K. Topolski, Relating the waiting 
time in a heavy-traffic queueing system to the queue length 

Szczotka, W., see R.F. Serfozo 

Topolski, K., see R.F. Serfozo 

van der Vaart, A., Bracketing smooth functions 

Vares, M.E., see C. Landim 

Wang, K.., see J.-D. Deuschel 

Wefelmeyer, W., see P.E. Greenwood 

Wittmann, R., see A. Adler 

Xie, Y., Vague convergence of locally intergrable martingale 
measures 

Yakowitz, S., see T.-H. Li 

Yamada, K., Reflecting or sticky Markov processes with Levy 
generators as the limit of storage processes 


52 (1994) 329 


52 (1994) 39 
52 (1994) 39 
52 (1994) 309 
52 (1994) 239 
52 (1994) 273 
52 (1994) 293 
52 (1994) 65 


52 (1994) 119 
52 (1994) 119 
52 (1994) 119 
52 (1994) 93 
52 (1994) 107 
52 (1994) 183 
52 (1994) 1 
52 (1994) 179 


52 (1994) 211 
52 (1994) 329 


52 (1994) 135 


| 
| 
| 


| 
| 
| 
| 
| 
| 


